INTRODUCTION
The theory of stochastic differential equations with semimartingale differentials is now well developed (see [3] , [4] , or [7] 
PRELIMINARIES
We assume the reader is familiar with the semimartingale calculus and its standard notations (cf [4] , [7] , or [8] 
1J
Then there exists a unique nonexploding solution of (E). But on {T oo}, GZ must have an oscillatory discontinuity or an explosion which cannot happen. Thus T = °o a.s.
Step [2] and independently by Metivie r and Pellaumail [7] . See also [1] . Under appropriate hypotheses on and Hn, we want solutions Zn of (E ) below to converge to a solution Z of (E).
(En)
Z n = M n + F n Z n . Y n + G n Z n . H n Z n . (ii) By using a localisation technique of Lenglart [6] (see Emery [3, pp. 
